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Theoretical considerations of model selection method based on a minimization of an
information criterion
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i i o In this research, we study model selection method based on a minimization of an
information criterion. There are many information criteria. We evaluate theoretical properties of an
information criterion used for model selection by a large sample asymptotic theory such that the sample

size goes to infinity and a high-dimensional and large sample asymptotic theory such that the sample size
nse variables go to infinity simultaneously. From obtained results,

and the dimension of a vector of rgsgo 90 f i Neous
we provide standards of judgment with regard to deciding an information criterion.
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